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H4.1
Factors Affecting Reserve Bal ances of Depository Institutions and
Condi tion Statement of F.R Banks
March 23, 2000
Mllions of dollars
Averages of daily figures

Reserve bal ances of depository institutions at Week ended Change from week ended Wednesday
F.R Banks, Reserve Bank credit, and related itens Mar 22, 2000 Mar 15, 2000 Mar 24, 1999 Mar 22, 2000
Reserve Bank Credit 556, 444 + 1,326 + 48,075 559, 322
U.S. government securities (1)
Bought outright-system account (2,3) 500, 433 - 1, 494 + 35,624 500, 492
Hel d under repurchase agreenents 0 0 - 8, 006 0
Federal agency obligations (1)
Bought outri ght 150 0 - 161 150
Hel d under repurchase agreenents 0 0 - 3,944 0
Repurchase agreenents -- triparty (4) 21,833 + 1,729 + 21,833 22,855
Accept ances 0 0 0 0
Loans to depository institutions
Adj ustment credit 236 + 206 + 149 1,551
Seasonal credit 71 + 8 + 51 78
Special Liquidity Facility 0 - 14 0 0
Ext ended credit 0 0 0 0
Fl oat 329 + 525 + 782 603
QO her F.R assets 33, 391 + 365 + 1,745 33,593
CGol d stock 11, 048 0 0 11, 048
Special drawing rights certificate account 6, 200 0 - 2,000 6, 200
Treasury currency outstanding 28, 380 + 14 + 1,775 28, 380
Total factors supplying reserve funds 602, 072 + 1, 340 + 47,849 604, 951
Currency in circul ation* 562, 917 - 458 + 47,805 563, 711
Reverse repurchase agreenments -- triparty (4) 0 0 0 0
Treasury cash hol di ngs* 168 + 4 + 34 169
Deposits, other than reserve bal ances, with F. R Banks
Treasury 5,675 + 218 + 366 4, 864
For ei gn 102 + 17 - 64 84
Service-rel ated bal ances and adj ustments (5) 6, 721 - 256 - 506 6,721
Q her 190 - 6 - 46 184
CGher F.R liabilities and capital 19, 106 - 46 + 1,922 18, 817
Total factors, other than reserve bal ances,
absorbing reserve funds 594, 879 - 526 + 49,512 594, 549
Reserve bal ances with F. R Banks (6) 7,194 + 1,867 - 1, 662 10, 402
On March 22, 2000, the face anpunt of marketable U S. governnent and federal agency securities held in custody by the Federal Reserve
Banks for foreign official and international accounts was $ 717,133 million, a change of $ + 6,000 nillion for the week. The total includes
$ 630,751 million of U S. governnent securities and $ 86,382 mllion of federal agency securities. The total includes the face value of

U S. Treasury strips and other zero coupon bonds.
1 Face value of the securities.

2 Net of $ 18,372 mllion (daily average over statenent week) and $ 18,314 million (outstanding on
Wednesday statenent date) matched sal e- purchase transactions, of which $ 18,372 million (daily average)
and $ 18,314 nmillion (outstanding on Wednesday statenent date) were with foreign official and international
accounts. Includes securities loans of $ 536 nmillion (daily average) and $ 774 nmillion
(out standi ng on Wednesday statenent date) that are fully collateralized by other U S. government securities.

3 Includes $ 5,792 nmillion of inflation-indexed securities valued at the original face anpunt and
$ 242 nmillion of conpensation that adjusts for the effects of inflation on the principal of such
securities.

4 Cash value of agreements arranged through third-party custodial banks. These agreenents are collateralized
by U.S. governnent and federal agency securities.

5 Consists of required clearing bal ances of $ 6,495 nillion and adjustnents of $ 226 nmillion to
conpensate for float.

6 Excludes required clearing bal ances and adj ustnents to conpensate for float.

* Estimated (Treasury's figures).
Conponents may not add to totals due to rounding.

Worksheet for H 4.1 (a)

CONSCLI DATED STATEMENT OF CONDI TI ON OF ALL FEDERAL RESERVE BANKS
Mllions of Dollars

Change Since
* Wednesday Wednesday Wednesday
Mar 22, 2000 Mar 15, 2000 Mar 24, 1999
ASSETS
Gol d certificate account 11, 048 0 + 1
Special drawing rights certificate account 6, 200 0 - 2,000
Coi n 438 + 6 - 8
Loans 1,629 + 1,531 + 1,611
Accept ances 0 0 0
Repur chase agreenents -- triparty (1) 22,855 - 2,190 + 22,855
Federal agency obligations (2)
Bought outri ght 150 0 - 161
Hel d under repurchase agreenents 0 0 - 4,533
U.S. governnment securities (2)
Bought outright--Bills 197, 386 - 1,725 - 347
Notes (3) 217, 850 + 2 + 24,296
Bonds (4) 85, 257 + 1 + 11,800
Total bought outright (5) 500, 492 - 1,723 + 35,748
Hel d under repurchase agreenents (1) 0 0 - 17,013



Total U.S. government securities 500, 492 - 1,723 + 18,735
Total |oans and securities 525, 126 - 2,382 + 38,507

Items in process of collection (895) 7,724 + 66 + 1,169

Bank premni ses 1,384 - 1 + 80

Cther assets (6) 32,110 + 433 + 357

TOTAL ASSETS (895) 584, 031 - 1,877 + 38,108
LI ABI LI TI ES

Federal Reserve notes 535, 938 - 542 + 45,786

Reverse repurchase agreements -- triparty (1) 0 0 0

Deposits

Depository institutions 17, 256 + 1,940 - 9, 110
U.S. Treasury--general account 4,864 - 2,747 335
Foreign--official accounts 84 + 13 - 85
O her (0) 184 - 12 - 36
Total deposits (0) 22,388 - 806 - 9, 567
Deferred availability cash itens (895) 6, 888 - 511 + 161
Cther liabilities and accrued dividends (7) 4,811 - 41 + 362
TOTAL LI ABILITIES (895) 570, 024 - 1,901 + 36,740

CAPI TAL ACCOUNTS

Capital paidin 6, 699 - 9 + 609

Surpl us 6,431 0 + 479

Cther capital accounts 876 + 31 + 278

*Figures in parentheses are the elimnations made in the consolidation process.

1 Cash value of agreenents arranged through third-party custodial banks.

2 Face value of the securities.

3 Includes $ 4,254 mllion of inflation-indexed securities valued at the original face amunt and
$ 189 million of conpensation that adjusts for the effects of inflation on the principal of such
securities.

4 Includes $ 1,538 million of inflation-indexed securities valued at the original face amount and

53 million of conpensation that adjusts for the effects of inflation on the principal of such
securities.

5 Net of $ 18,314 nillion matched sal e-purchase transactions outstanding at the end of the |atest
statement week. Includes securities |oans of $ 774 mllion that are fully collateralized by other

U.S. governnent securities.

6 Includes assets denominated in foreign currencies, revalued nonthly at market exchange rates.
7 mar ket exchange rates of

I ncl udes exchange-translation account reflecting the nonthly reval uation at
forei gn exchange commi tments.
Conmponents may not add to totals due to rounding.

MATURI TY DI STRI BUTI ON OF LOANS AND SECURI TI ES, March 22, 2000

Hol di ngs of securities include securitites held under repurchase agreenents, which are classified according

to renmaining maturity.

Ml1lions of dollars

U.S. governnent Federal agency
Loans securities (1,2) obl i gations(2)
ekl y Weekl y
Hol di ngs changes Hol di ngs changes
Wthin 15 days 1,627 14, 276 + 3,227 0
16 to 90 days 2 104,196 - 4,653 10
91 days to 1 year 0 139, 331 - 300 10
Over 1 to 5 years 123, 948 0 10
Over 5 to 10 years 50, 946 + 2 120
Over 10 years 67,795 0 0
Tot al 1,629 500,492 - 1,723 150
1 Includes $ 5,792 mllion of inflation-indexed securities valued at the

242 million of conpensation that adjusts for the effects of inflation on the principal

securities.

2 Includes face value of securities held under repurchase agreenents classified by the remaining maturity of

the agreenents.
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3 Cash value of agreenents arranged through third-party custodial banks classified by remaining maturity of

the agreenents.
Conponents may not add to totals due to rounding.

H 4.1 (b)
STATEMENT OF CONDI TI ON OF EACH FEDERAL RESERVE BANK ON March 22, 2000
MIlions of dollars
Tot al Bost on New Yor k Phi | adel phia O evel and
ASSETS
CGol d certificate account 11, 048 533 4,435 319 566
Special drawing rights certif. acct. 6, 200 307 2,431 187 299
Coi n 438 12 22 16 19
Loans 1,629 414 810 1 225
Accept ances 0 0 0 0 0
Repurchase Agreenents -- triparty(1) 22,855 0 22,855 0 0
Federal agency obligations(2)
Bought outri ght 150 8 60 4 9
Hel d under repurchase agreenents 0 0 0 0 0
U.S. government securities(2)
Bought outright--Bills 197, 386 10, 207 78, 608 5,912 11, 426
Not es (3) 217, 850 11, 266 86, 758 6, 525 12,610
Bonds (4) 85, 257 4,409 33,953 2,554 4,935
Total bought outright(5) 500, 492 25, 882 199, 319 14,991 28,971
Hel d under repurchase agreenents 0 0 0 0 0
Total U S. govt. securities 500, 492 25, 882 199, 319 14,991 28,971
Total loans and securities 525, 126 26, 304 223,043 14, 996 29, 205
Items in process of collection 8,619 538 1, 265 387 416
Bank prenises 1,384 94 164 50 157
Qt her assets(5) 32,110 1,441 10, 851 1, 000 1,941
Interdistrict settlenent account 0 + 5,248 - 2,845 + 4,754 + 224
TOTAL ASSETS 584, 926 34, 477 239, 368 21,708 32, 827

1 Cash value of agreenents arranged through third-party custodial banks. These agreenents are collateralized

by U.S. governnent and federal agency securities.

Face val ue of the securities.
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4 Includes $
5 Net of $
Includes securities |loans of $

Conponents may not add to totals due to rounding.

H 4.1 (c)

STATEMENT OF CONDI TI ON OF EACH FEDERAL RESERVE BANK ON
MIlions of dollars

Tot al
LI ABI LI TI ES
Federal Reserve notes 535, 938
Reverse repurchase agreenments--triparty(1) 0
Deposi ts
Depository institutions 17, 256
U.S. Treasury--general account 4,864
Foreign--official accounts 84
Q her 184
Total deposits 22,388
Deferred credit itens 7,783
Cther liabilities and accrued
di vi dends (2) 4,811
TOTAL LI ABILITIES 570, 920
CAPI TAL ACCOUNTS
Capital paid in 6, 699
Sur pl us 6,431
O her capital accounts 876
TOTAL LI ABILITIES AND CAPI TAL
ACCOUNTS 584, 926
FEDERAL RESERVE AGENTS' ACCOUNTS
F.R notes outstanding 791,774
Less--Held by F. R Banks 255, 836
F.R notes, net 535, 938
Col | ateral held against F.R notes
Gold certificate account 11, 048
Special drawing rights
certificate account 6, 200
Q her eligible assets 0
U. S. govt. and agency securities(3) 518, 689
Total collateral 535, 938

1 Cash value of agreenents arranged through third-party custodial

by U S. governnent and federal agency securities.
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of conpensation that adjusts for the effects of inflation on the principal
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or held under repurchase agreenent are valued at face amount.

I ncl udes cash val ue of repurchase agreenents under triparty arrangenments and excludes the par value of securities

pl edged under reverse repurchase agreenents.

Conponents may not add to totals due to rounding.
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